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We give a much more elementary proof of this result using the Fejèr-Lebesgue theorem instead of Carleson's theorem.
For example, we show that the CLT holds for processes (f • τ n ) generated by a K-system.
By our method we may also consider the limiting behavior of other types of expression, like the tail of the one-sided generalized ergodic Hilbert transform of order α ∈] , 1], i.e., the tail of the series
when it is defined. We consider also the invariance principle for related processes.
